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CITY OF HAYWARD

For the Quarter Ended June 30, 2022

Portfolio Activity

|

Quarterly Portfolio Transactions

Trade

Date

Settle

Date Par ($) CUSIP

Maturity

Date

Transact

Amount ($)Coupon

Yield

at Market

Realized

G/L (BV)Security Description

PAYDOWNS

5/15/2022 5/15/2022 17,233.31 14315XAC2 CARMX 2020-1 A3 1.89% 12/16/2024 17,233.31

5/16/2022 5/16/2022 24,592.32 362590AC5 GMCAR 2020-3 A3 0.45% 4/16/2025 24,592.32

5/16/2022 5/16/2022 11,278.05 36257FAD2 GMCAR 2019-2 A3 2.65% 2/16/2024 11,278.05

5/18/2022 5/18/2022 6,204.12 43814WAC9 HAROT 2019-1 A3 2.83% 3/20/2023 6,204.12

5/20/2022 5/20/2022 11,581.78 92348TAA2 VZOT 2020-A A1A 1.85% 7/22/2024 11,581.78

5/20/2022 5/20/2022 36,912.04 362569AC9 GMALT 2020-3 A3 0.45% 8/21/2023 36,912.04

6/1/2022 6/25/2022 40,726.42 3137FUZN7 FHMS KJ30 A1 0.52% 1/1/2025 40,726.42

6/1/2022 6/25/2022 24,540.10 3137B1BS0 FHLMC MULTIFAMILY STRUCTURED P 2.51% 11/1/2022 24,540.10

6/1/2022 6/25/2022 12,387.45 3136AEGQ4 FNA 2013-M7 A2 2.28% 12/1/2022 12,387.45

6/1/2022 6/25/2022 52,270.42 3137B1BS0 FHLMC MULTIFAMILY STRUCTURED P 2.51% 11/1/2022 52,270.42

6/1/2022 6/25/2022 16,410.72 3136AEGQ4 FNA 2013-M7 A2 2.28% 12/1/2022 16,410.72

6/1/2022 6/25/2022 553,330.96 3137AVXN2 FHLMC MULTIFAMILY STRUCTURED P 2.35% 7/1/2022 553,330.96

6/1/2022 6/25/2022 64,518.86 3137FQ3V3 FHMS KJ27 A1 2.09% 7/1/2024 64,518.86

6/1/2022 6/25/2022 161,787.01 3137AWQH1 FHLMC MULTIFAMILY STRUCTURED P 2.30% 8/1/2022 161,787.01

6/1/2022 6/25/2022 256,967.77 3137AVXN2 FHLMC MULTIFAMILY STRUCTURED P 2.35% 7/1/2022 256,967.77

6/1/2022 6/25/2022 76,546.65 3136ACGJ4 FANNIEMAE-ACES 2.50% 11/1/2022 76,546.65

6/1/2022 6/25/2022 44.09 3137FKK39 FHMS KP05 A 3.20% 7/1/2023 44.09
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6/15/2022 6/15/2022 7,888.04 14315EAC4 CARMAX AUTO OWNER TRUST 3.36% 9/15/2023 7,888.04

6/15/2022 6/15/2022 30.14 65478NAD7 NAROT 2018-C A3 3.22% 6/15/2023 30.14

6/15/2022 6/15/2022 13,013.98 58769EAC2 MBALT 2020-B A3 0.40% 11/15/2023 13,013.98

6/15/2022 6/15/2022 7,808.32 31680YAD9 FIFTH THIRD AUTO TRUST 2.64% 12/15/2023 7,808.32

6/15/2022 6/15/2022 17,534.34 14315XAC2 CARMX 2020-1 A3 1.89% 12/16/2024 17,534.34

6/15/2022 6/15/2022 2,152.12 44932NAD2 HYUNDAI AUTO RECEIVABLES TRUST 2.66% 6/15/2023 2,152.12

6/15/2022 6/15/2022 6,426.62 14042WAC4 COPAR 2019-1 A3 2.51% 11/15/2023 6,426.62

6/15/2022 6/15/2022 6,282.65 41284UAD6 HDMOT 2020-A A3 1.87% 10/15/2024 6,282.65

6/15/2022 6/15/2022 10,924.90 41284WAC4 HDMOT 2019-A A3 2.34% 2/15/2024 10,924.90

6/16/2022 6/16/2022 23,192.73 362590AC5 GMCAR 2020-3 A3 0.45% 4/16/2025 23,192.73

6/16/2022 6/16/2022 10,315.65 36257FAD2 GMCAR 2019-2 A3 2.65% 2/16/2024 10,315.65

6/18/2022 6/18/2022 5,566.06 43814WAC9 HAROT 2019-1 A3 2.83% 3/20/2023 5,566.06

6/20/2022 6/20/2022 36,258.77 362569AC9 GMALT 2020-3 A3 0.45% 8/21/2023 36,258.77

6/20/2022 6/20/2022 11,362.75 92348TAA2 VZOT 2020-A A1A 1.85% 7/22/2024 11,362.75

6/25/2022 6/25/2022 274.76 05591RAC8 BMWLT 2021-1 A3 0.29% 1/25/2024 274.76

Total  PAYDOWNS 2,967,860.95 2,967,860.95 0.00
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4/1/2022 4/5/2022 350,000.00 3135G04Q3 FANNIE MAE NOTES 0.25% 5/22/2023 343,546.56 -6,380.31

4/5/2022 4/7/2022 325,000.00 69371RQ90 PACCAR FINANCIAL CORP CORPORATE NOTES 0.35% 8/11/2023 315,680.44 -9,305.59

4/14/2022 4/19/2022 355,000.00 023135BW5 AMAZON.COM INC CORPORATE NOTES 0.45% 5/12/2024 341,131.04 -14,209.08

4/18/2022 4/20/2022 375,000.00 3135G04Q3 FANNIE MAE NOTES 0.25% 5/22/2023 368,159.17 -6,817.01

5/4/2022 5/4/2022 200,000.00 3135G04Q3 FANNIE MAE NOTES 0.25% 5/22/2023 195,945.00 -4,069.44

5/4/2022 5/4/2022 700,000.00 3135G04Q3 FANNIE MAE NOTES 0.25% 5/22/2023 685,807.50 -14,546.78

5/10/2022 5/13/2022 325,000.00 14913R2D8 CATERPILLAR FINL SERVICE CORPORATE NOTES 0.65% 7/7/2023 318,716.13 -6,953.38

5/10/2022 5/12/2022 850,000.00 3135G04Q3 FANNIE MAE NOTES 0.25% 5/22/2023 834,997.97 -15,490.44

5/10/2022 5/13/2022 225,000.00 91282CCD1 US TREASURY N/B NOTES 0.12% 5/31/2023 220,406.99 -4,639.58

6/2/2022 6/3/2022 1,200,000.00 91282CCD1 US TREASURY N/B NOTES 0.12% 5/31/2023 1,175,309.18 -24,299.10

6/2/2022 6/3/2022 150,000.00 166764BV1 CHEVRON CORP CORPORATE NOTES 1.14% 5/11/2023 148,358.59 -1,746.00

6/6/2022 6/13/2022 625,000.00 3137EAES4 FREDDIE MAC NOTES 0.25% 6/26/2023 612,668.58 -12,426.25

6/7/2022 6/9/2022 175,000.00 69371RQ82 PACCAR FINANCIAL CORP CORPORATE NOTES 0.80% 6/8/2023 172,055.14 -2,867.89

6/9/2022 6/13/2022 725,000.00 4581X0DM7 INTER-AMERICAN DEVEL BK NOTES 0.50% 5/24/2023 712,010.82 -13,104.91

6/9/2022 6/15/2022 1,715,000.00 3137EAES4 FREDDIE MAC NOTES 0.25% 6/26/2023 1,678,751.09 -36,542.08

6/10/2022 6/14/2022 560,000.00 4581X0DM7 INTER-AMERICAN DEVEL BK NOTES 0.50% 5/24/2023 549,778.76 -10,318.58
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